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Soutb Carolina Electric & Gas Company
Risk Management Program Adjustments

For August 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 23,242.73 581.89 24,403.62
Software ~- 134,874.41 - 134,874.41
Subscriptions - 103,500.00 - 103,500.00
Labor - 91,272.06 1,520.37 92,792.43
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas §79.00 660,661.98 2,102.26 663,343.24
Hedging Additions / (Subtractions) 2,337,480.00  45,756,015.40 112,8610.00  48,206,305.40
Total 2,338,059.00  46,418,677.38 114,912.26 48,869,648.64

Interest Rate 0.2609%
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JIESGLAST MONTH
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SCE&G August 2010 Results

Strike Price Trade Price Market Price Total Cost

138EP1D 16:23
a/o 31AUGLO

Trade Date PUI/CALL LOTS Current Value Mark to Market
Q4A0GO9 CALL 1.00 0O1AUGLQO 7.55 0.600 Q.000 {6, 000.00) 0.00 {6,000.00)
1iaDG09 CALL 1.00 01AUG1IO 7.25 0.580 0.000 15,990.00) 0.00 (5,300,00)
18AVGOD CALL 1.00 OlauGio 7.15 0.570 0.000 (5,700.00) 0.00 (5,700.00)
01SEPO% CALL 1.00 013aUGlO0 6.75 © 0.550 0.000 (5,500.00} a.00. {3,500.00)
15SEP09 CALL 1.60 OlAUGLD 7.10 0.560 0.000 (5,€00.00) 0.00 (53, 600.00)
29SEP09 CALL 1.00 OGlAUGLO 7.15 0.600 0.000 (6, 000.00) 0.0Q (a,000.00)
130CTo09 CALL 1.00 0Q2AUGLD 6€.35 9.530 0.000 (5,900.00} 0.00 (5,800.00)
270CT09 CALL 1.00 QlAUGLO 6,65 0.580 0.000 {5,800.00) Q.00 (5,800.00)
1lotovug CALL 1.00 ¢1AaUGLO 6.10 0.510 0.0060 (5,100.00) 0.00 (5,100.00)
24n0voa CALL 1.60 01AO0G10 €.00 Q.51 0.600 (5,150.00} Q.00 (5,150.00)
OBDECO9 CALL 1.00 O0IRGGLO 6.55 0.530 0.000 (5,300.00) 0.00 {5,300.00)
2205C08 CRLL 1.00 031AUG1D f.98 0.580 Q.000 {5,800.00) 0.00 (3,800,00}
03JAN1O CALL 1.40 0LAUG1O 6.60 0.570 0.000 (5,700.00) 0.00 (5,700.00)
18JAN10 CALL, 1.40 DlAUGLO €.15 0.590 Q.000 (5,800.00} 9.00 {5,800.00)
O2ZFEB10 CALL 1.00 OLRUG1O 5.95 0.5?70 G.000 {5,700.00) 0.00 {5,700.00)
04FEB10 CALL 1.00 OlAUGLO 5.73 ¢.550 0.000 (5,500.00) D.oo {5,500.00)
18FEBLO CALL 1.00 O0lAUG1O 5.85% 0.560 0.000 (5,600.00) G.00 {5,600.00)
UIHARLD CALL 1.00 O0lAUG:O 5.10 0.500 0.000 (5,000.00) 4.00 {5,000.00}
A6MARLD CALL 1.00 01aUGLD 4.65 G, 42D 0.000 {4,400.00) 0.00 {4,400.00)
234AR10 CALL 1.50 01AUGLD 4.45 0.440 0.3214 {6, 600,00} 4,860.00 {1,740.00)
30HARLD CALL 1.00 01aUGLO 4.15 0,395 0.000 {3.950.00} 0.00 {3,950,00)
13APRLO CALL 1.00 01AUGLD 4.45 @.440 0.000 (4,400.00) 0.00 {4,400.00)
27APRLIO CALL 1.0G6  01AUGLO 4.48 0.450 0.294 {4,500.00) ,940.00 {1,560.00}
11MAYLO CALL 1.00 01aUGLO 4,50 0.370 0.274 {3,700.00) 2,740.00 (960, 00}
25MRY1Q CALL 1.00 0QlAUGLD 4.15 0.310 Q.000 {3,100.00) 0.00 {3,100.00)
GOJURLO CaLL 1.00 OlRUGLO 4,30 0.380 0.000 {3,8D0.00) 0.00 (3,800.00)
22JURLO CALL 1.00 O1AUGLO 4,80 0,325 0.600 {3,250.00) 0.00 {3,250.00)
Q6JULLO CALL 1.00 O1AaUGID 4.85 b.255% 0.000 {2,550.001 0.00 {2,550.00)
2QJU110 CALL 1.00 01AUGlO 4.55 0.140 0.000 {1,400.00} 0.00 {1,400.00)
27JUL10 1.00 013UG1¢ 0.400 4.%650 4.774 {46,500.00) 47,740.00 1,240.00
27JUL10 1.00 O0iRUGLD 0.00 4.550 /4.774 {43,500.001 47,740.00 2,240.00
27JUL10 1.00 01avycLo 0.00 3.450 4.774 {44, 300.00) 47,740.00 3,240.00
27JUL10 1.0¢ DlaUGLO 0.00 4.150 4.77¢ {41, 500.00) 47,7740.00 €,240.00
27JUL10 1.00 " 01RUGLO 0.00 5.1580 4.774 {41,500.00) 47,740.00 6,240.00
27JUL10 CALL 1,00 01AUGLO 4.65 0.095 0.12¢ T {950.00] 1,240.00 230.00
28JUL10 ~1.00 O0RDG1O 0.00 4.750 4.774 47,560.00 {47,740.00 (240,00}
28JUL10 ~2.00 OiRUG1Q 0.00 4.714 4,774 85, 480.00 {95, 480.00) .00
28JUL10 =1.00 OiRUC1O 0.0 4.780 4.774 47,850.00 {47,740.00) 60.00
28JUL10 -1.Q00 01AUG19D 0.G60 4.778 4.774 47,780.00 {47,740.00) 40,00
30.50 ‘OleGXO {124, 530.00) 11,780.00 (112,810.00)
30.50 {124,530.00) 11,7B80.00 {312,81D.00)

i
!
i
;
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SCE4G Outstanding Positions

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cest Current Value ‘Mark to Market

i
i

01SEP09 CALL 1.06 01SEP10 7.1500 0.5590 0.0000 (5,500.00) 0.00 (5, 500.00) ;
155EF09 CALL 1.00  0LS=EP1O 7.4500 D.5800 0.g000 {5,800.00) - 0.00 (5,800.00}
29S2PQ9 CALL 1.00 plSEP10 7.3800 0.6200 0.0000 (6,200.00) 0.00 (6,200.00) i
130CT09 CALL 1.00 O01SEP1O 7.2000 0.6000 0.0000 {6,000.00; . 0.00 (6, 000.00)
270C109 CALL 1.00 o01sEPID 6.9500 0.5800 0.0000 . 15,800.00) 0.00 (5,800.00} :
10NOVO9 CALL 1.00 O1SEPlO §.3500 0.5300 0.0000 {5, 300.00) : 0.00 15,300.00) :
29N0V03 CRLL 1.00 O1SEPIOQ 6.3000 0.5250 0.0000 {5,250.00) 6.00 {5,250.00) '
08DECOS CALL 1.00 0ISEP10 6.8300 0.5400 0.0000 15,400.00} 0.00 (5,400.00)
2208C09 CALL 1.00 01SZP10 5.9800 0.5960 ©.0000 {5,800.80) 0.00 {5,900.00)
290EC09 CALL R 1.60 01SEP10 7.0000 0.5950 0.0000 (5,950.00) o.0n {5,950.00) {
053AN10 ALl 1.00 015EP10 6.8000 0.5950 0.0000 (5,950.90} 6.00 ’ (5,950.00}
15JRN10 CALL 1.00 01SEP1D 4.4000 0.5800 0.,0000 {5,800.00) 0.00 (5,600.00)
N2FEB10 CALL 1.0¢ 01sEPIO 6.2500 0.5800 0.0000 {5,600.00}) 0.00 {5,800.00}
1GFEB10 CALL 1.00 OISER1O §.1000 0.5760 0.0000C {5,700.,00) 0.00 (5,700.003
02MAR10 CALL 1,00 01SEP10 5.4000 0.5000 0.0000 {5,000.00) 0.00 15,000.003
16MAR1 O CALL 1,00 01SEP10 ©4.8500 0.4600 0.0000 : (4, 600,00} 0.06 (4,800.00) :
23MRR10 CALL . 1.10 01SEPlO 4.7500 0.4400 0.0000 (4,840.00) g.0¢ {4,840.00) i
J0MBR1Q CALL 1.00 01SEP1O0 1.4500 4.4200 0.0000 {4,200.00) Q.00 {4,200.00) :
13APR10 CALL 1.00 0Q1SEP1Q 4.7500 0.4400 . 0. 0000 t4,400.00) 0.00 (4, 400.00} H
27APRI0 CALL 1.00 OLSEP1D 4.7300 0.4500 0.0000 (4,500,00) 0.00 (4,500.00) i
11MaY10 CALL 1.00 01SEP10 4.6500 9.44¢0 0.0000 (4,400,003 9,00 (4, 400,00)
18MAY10 CALL 1.00 01SEP10 4.6300 0.4700 0.0000 {4,700, 00} 0.0¢ (4,700.00}
25MAY10 CALL L.00 015EP10 4.2000 "0.4200 ©.000¢ (4,200.00) 0.00 (4,200,003 :
08JUN1LO CALL 1.00 OlSEP1O 5.00600 0.4850 0.0000 {4,850.00) 0.00 (4,850.00)
2290810 CALL 1.00 01SEF1O 4.9000 0.4400 0.0000 {4, 400.00} 0.00 {4,400.00) ’
06JUL10 CRLL 1.00 DB1SEP10 4.7000 0.4900 0.0000 {4,900.00) 0.00 {4,900.00)
200UL10 CALL 1,00 01SEP10 4.5500 0.3100 0.0000 (3,100.00) 0.00 (3,100.00)
G3AUG10 CALL 1.00 D1SEP1O 4,8000 0.2250 0.0000 (2,250.00) 0.00 (2,250.00) ’
17AUGLD CALL 1.00 OLSEPID 4.2500 0.1250 0.0000 {1,250,00) 0.00 (1,250.90)
1
29.10 *01SEPLO {141,740.00) 0.00 ° {141,740.00) ’
29SEPOS CALL 1.00 polocTlo 7.9400 0.8200 0.600D1 {6,200.00) 1.00 [6,159,00} ;
130CT09 CALL L.00 DBlOCT1Q 7.6000 0.8250 0.0010 (8, 250.00) 10.00 16,240.00) ,
200Ct09 CALL 1.00 DlocTie 7.8500 0.660Q 2.0010 {6,600.00) 10.00 {8,390.00}
27¢Cro9 CALL 1.00 0l0CT1D 7.4000 0.610¢ D.0010 {6,100.00) 10.00 (6,050.00) :
10N0V09 CALL 1..0¢  010CT10 €.8000 0.5400 0.0010 (5,400.00; 10.00 15,3%0.00) :
24N0V08 CALL 1.0a 010CT10 6.7500 0.5400 0.0010 (5,400,00) 10.00 15,330, 00)
68DEC09 CALL 1.00 010CTI0 7.5500 0,5500 0.0010 ~ 15,500.00) 10.00 5,490, 00)
22DECOS. CALL 1,00 01CCT10 7.5700 @.5900 0.4001 {5,900.00) 1.00 {5,829.00)
U5JAN1O CALL £.00 010CT1D 7.2500 0.5850 0.g010 (5,850.00} 10.00 {5,840.00) |
15JAN10 CALL 1.0¢ o1ocT1O 6.7500 0.5900 0.0010 (S, 900,00) 10.00 {5,890,00) i
02FEB1Q CALL L.0G 0iocT10 6.7000Q 0.5700 0.¢018 {5,700.00) 10.00 {5,690.00) ,
0SFEB1O CALL 1.80 0iocTlo 6.3500 0.5800 0.0010 (5,800.00) 10,00 (5,790,00)
16FER10 CALL 1.00  01OCTLO 6.4500 a.5700 0.0010 {5,700,00}) 10.00 5,690,00) .
ORMARIO CALL ‘L,00 010CT10 .5.7500 0.5100 0.0ai8 {5,100.00) 19.00 {5,081.00}
16MARL0 CALL 1.00 DloCT1O 5.2000 0.4600 0.0070 (4,600.00) 70.00 14,530.00) :
23MARID CALL 1.9¢ 0locTio $.1500 0.4500 0.007D {8,550.00)} 150,10 (8,333,930}
JOMARLO CALL 1.00 010CT1D 4.8000 0.4350 0.0200 (4,356.00) 205.00 (4,150.00) - H
13APR10 CALL 1.00 0Q10CT10 5.0000 0.4500 g.¢120 {4,500.00) 120.00 (4,380.00} i
27RPR10 CALL 1.00 0locT10 5.150D 0.4700 0.0078 (4,700.00} 79.00 (4,621.00}
11MAY10 CALL 1,00 0loCTio 5.0500 0.4500 0.0103 (4, 500.00) 103.00 {4,397.00)
25MAY10 CALL 1.00 0lcCTin 4,8000 T 0.4150 0.0330 (4,150.00) 330.00 (3,820.00; :
08JUN10 CALL 1.00 01QCTLO 5.3500 0.5000 0.0050 (5,000,00) 50,00 t4,950.00)
15Jmv10 CRLL 1.00 Dlocrid 5.7000 . 0.5300 0.9D21 (5,300.00) 21.400 (5,279.00) !
2200N10 CALL 1.00 01OCTLO $.2000 0.4000 0.0070 (4, 800.00) 70.00 {4,730.00) :
06JUL10 CALL 1.00 010CT10 5.1000 0.4900 0.0090 (4,900.00) 90.00 (4,810.00)
2DJULLO0 CALL 1.00 0loCT10 4.5000 0.4600 0.0330 {4,600.00) 330,00 (4,270.00) 1
Q3RUG10 CALL 1.00 010CTi0 4,8500 06,3800 0.0170 {3,900.00) R 170.00 (3,630.00) ]
17AUG10 CALL 1.00 010CT10 4.2500 0.2800 0.0810 12,800.00) 810.00 {1,890.00)
31AUG10 CALL 1.00 010CTLO 3.8000 0.2050 0.2280 {2,050,00) 2,280.00 230.00
29.9Q *010CT1D : {150, 000.00} 5,004.10 (144,995.990)
QO3NOVO9 CALI 1.00 01NOV1O 7.4000 ¢,6150 0.0030 {6,150.00) 30.00 (6,120.00)
1INOV 09 CALL 1.00 QINOV1D 7.2000 0.6000 0.0030 {6, 000.00) 30.00 - 1%,970.00)
24NOV02 CALL 1.00 Q1woviD 7.1000 0.5800 0.0040 {5,800,00}) 40.00 (5,760.00)
01DEC0S CALL 1.00 0O1NOVID 7.1500 0,5800 D.0DC4¢ (S, 200.00) 40.00 15,860.00)
OfiDECOS ‘CALL 1.00 0lncvie 7.8000 0,6000 6.0020 (6,000.00) 20.00 {5,980.00)




i
i
i
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L5DECO9 CALL 1.00 0lNOV10 7.8000 0_§250 0.0020 {6,250.00) 20.00 {(6,230.00) ‘
29DECO9 - CALL 1,00 OLNOVIO 7.6500 © 0.6500 0.0020 (6,300.00) 290,00 (6,480.00) :
05JANTD CALL 1.06 0lNOV1O0 7.5000 0.6250 0.0020 {6,250,00) 28.00 . {6,230.00)
120AN10 CALL 1.00 0lNOViO 7.1500 0.6100 9.0040 (6,1Q00.00) . 40.00 (6,060.00)
26JAN1D CALL 1.00 01rmOV1OQ 6.3500 0.6100 0.0047 {6,100.00) 47.00 (6,083.,00)
02ZFEB10O CALL - 1.00 QINOV1D $.9500 0.8000 . 0.0050 (8,000.00) 50.00 (5,‘350.00)
0SFEB10 CALL 1.00 01NOVIO €.6500 0.6000 0.08670 (6,C00. 00} 70.00 {5,830.00)
23FEB10 CALL 1.00 0iNOVID 6.1000 0.5500 0.0150 (3,500.00}) 15C.00 (5,350,001}
UZMAR1O CALL 1.00 olNovie 6.0500 0.5400 0.0180 (5,200.00) 150.00 {5,240.00}
09MAR10 CALL 1.00 01NOV1O 5.6500 0.5150 0. 049¢ (5,150.00] 290.00 (4,860.00)
23MAR10 CALL T 1.00 01NOV10 5.4300 Q0.4800 0.0399 14,900.00) 399.Qp (4,501.00)
30MARIO CALL 1.00 (0INQV1O0 5.1500 0.4700 . 0.0640 (4,700.00) 640.00 {4,060.00)
OBAPR10 CALL 1.00 Q1NOVIO 5.5500 a.5100 D.D341 {5,100.00) 341.00 14,255.00) :
20RPR10 CALL 1.00 Q1NOViO 5.2000 0.4700 0.0595 (4,799.001 595.00 {(4,105.00) '
27APR1O CALL 1.00 Q1NOV1O 5_.4500 J.5000 0.0359 {5,000.00) 3%9%.00 {4,601.00}
04MAY10 CALL 1.00 01NOV10 5.1000 0.4800 4.0700 (4,800.00) 700.00 (4,100.00)
18MAY10 CALL 1.08 (QiNoVio 5.3500 0.5109 0.0470. (5,100.00} 47D0.0D (4,630.001
0LJUNLO CALL 1.00 01NOVID $.1500 0.4800 0.08640 (4,800.00) - 640.00 (4,160.00}
25MRY10 CALL 1.00 01NOV1Q 4.58500 0.4450 0.0850 (4,450.00) . B90.00 {3,560.00}
L5JUN10 CALL 1.00 01NOV1OD 5.8500 0.5500 0.0215 (5,500.00) 215.00 (5,285, 00)
22JUN10 CALL 1.00 901NOV1d 5.4000 0.5100 0.0430 {5,100.00} 4306.00 (4,670.00}
29JUN10 CALL 1.00 01iNOV1O 5.2000 0_5000 0.059% {5,000.80) 585.00 {4,405.00}
13JUL10 CALL 1,00 QINOV1C 4.8800 ¢.4800 0.0961 (4,800,900} 9¢61.00 £3,839,00)
20JULID CRLL 1.00 01NOV1O 4.8500 0.4800 0,1040 (4,800.00) 1,040.00 (3,760.0C)
27JUL10 CALL 1.00 01NGV1O 4.9200 0.4900 0.0981 (4,900.00} 961.00 (3,939.00)
10AUGLO CALL 1,00 OlNOV1O 4.6000 0.3850 0.1570 {3,850.00} 1,570.00 (2,280.00}
17AUG1O CALL 1.00 0l1NoOVaD 4.,5000 0.3250 0.1840 {3,250.00) 1,840.00 (1,410.00}
24AUG10 CALL 1.00 0INOVIO 4.2500 0.3300 0.2650 (3,300.00} 2,690.00 (610.0C)

33.00 *Q1NOV10 1173,150.00} 16,403.00 (156, 747.00) :
0iDECO9 CALL 1.00 01DECLO 7.5000 0.6400 0.0060 [6,400.00) €0.00 (6,340,00) !
08DECOS CRLL 1.00 0IPEC1D 8.1000 0.6400 0.0030 (6,400.00) 30.00 (6,370.00) ‘
15DECOY CALL 1.00 OQ1bECIO 8.0500 0.6550 0.0030 [6,550.00) 30.00 {6,520.00} :
22DECO9 CALL 2.00 CQ1DECLO 7.9500 0.6500 0.0032 (13,200.00) 64.00 (13,136.0Q0} i
28DECO0S CALL 1.00 03IDECLO 7.8500 0.6800 0.0040 (§,800.00) 40.00 16,760.00}

OSJANYO CALL 1.00 GiDEC1O . 7.7000 0.6500 0,0040 (6, 500.00) 410.00 {6,4€0.00})
120AN10 CALL 1.00 QIDECILO 7.5000 0.6500 0.0060 {6,500.00) 60.00 {5,440.00)
18JAN10 CALL 2,00 OIDECLO 7.4500 D.E8600 0.0060 {13, 200,00) 120.00 (13,080.00)
26JANYIO CALL 1.00 GIDECIO 7.2000 B.B500 0.0086 {6, 500.00) 86.00 {6,414.00)
022310 CALL 1.00 O01DECIQ 7.1500 .6500 0.0050 16, 500.00) 90.00 {6,410.00)
09FEalD . CALL 1 .ﬂd 061DEC10 6.8500 0.8400 0.0140 {%,400.00) 140.00 (6,260.00)
16FIB1D CALL 2.00 (0lDEC1O 7.0000 0.6300 0.0110 (12, 800.00) 220.00 {12,380.00)
23F=B10 CALY 1.00 (1DEC1O 6.3500 0.53500 0.0220 {5,900.00) 230,00 {5,518.00}
02MAR10Q CALL 1.00 O01DECLO 6.3000 0.5800 Q.Q313 {5,800,00) 313.00 (5,487.00)
09MBRLD CALL 1.00 o0Olpscie 5.9500 0.5500 0.0520 15,500.00) 520.00 {4,980.00} i
16MAR10 CALL Z.Cb 01DECLD 5.8000 0.5300 0.0640 (10, 600_00Q) i,280.00 {5, 320.00}
23MAR10 CALL 1.0¢ C10ECl1C 5.8000 0.5300 0.0643 {3,300.00) §43.00 (4,637.00}
30MAR10 CALL 1.00 Q1DECIO 5.3500 0.5100 0.1200 (5,100.00) 1,200.00 {3,900.00)
06APRLO CALL 1.00 0lDEClO 5.8000 0.5500 0.0557 {5, 500.00) 557.00 R {4,943.00})
13APR10 CALL 2.00 01DEC10 5.7000 0.5300 0.0740 110, 600,00} 1,480.00 t3,120.00)
2DAPR10 CALL 1.00 OlDECAG 5.5000 0.5200 0.0874 {5,200.00}) 974.00 (4,226.00} :
27ABR10O CALL 1.00 01DEC10 5.7500 0.5400 ¢.0D820 (3,400.00) 8%0.00 (4,710.00) i
04MAYIO CALL 1.00 O1DEC1O 5,4500 0.5200 0.1020 (5,200,00) 1,040.00 {4,180,00) !
11MAY10 CALL 2,00 O1bECia 5.8000 0.5400 0.0643 (ia,800.90) 1,2686.00 {9,514.00}) :
18MAY1Q CALL 1.00 QqQlpEC:D 5.6000 0.5500 0.03850 (5,500.00) - 830.00 (4, 650.00)
01JUN1Q CALL 1.00 Q1DECI1O 5.4000 0.3250 0.1120 {5,250.00) 1,120.00 {4,130.00}
25MAYL0 CALL 2.00 0QlDEC1C 5.2800 0.4900 0.1370 (9,800.00) 2,740.00 {7,060.00}
08JUN1O CRLL 2.00 OQIDECLO 5.7500 0.5550 0.06590 (11,100.00}) 1,380.00 {3,720.00})
15JUN10 CALL 1.00 OlDEC1O 6.0500 D.2700 0. 0482 (5,700.00) 482,00 {5,218.00) k
22JUN10 CALL 1.00 OlpeCio 5.€500 0,5350 0.079a (5,350.490) 790.00 (4,580,00} i
29JUN10 CALL 1.00 OlDEC:D 5.4500 0.5400 0.1043 (5, 400.00} 1,043.00 (4, 357.00)
06JUL10 CALL 2.0¢ O1DECIO 5.6000 0.54060 0.0849 {10,800.00) 1,698.00 (9,102.00) :
13gvLlo CALL 1.00 OlpEClO 5.2300 0.5100 0.1370 (3,100.00) 1,370.00 {3,730,00) ;
20JUL1G CALL 1.0¢ O1DECID 5.1500 3.3500D 0.137¢ (5,000.00) 1,570.00 (3,430.00)
27JVL10 CALL 1.00 OlDECIO 5.1500 0.5100 0.1567 (5,100.00) 1,567.00 (3,533,00)
03AVG10 CALL 2.00 Q1DECIO 5.2000 0.4900 0.1470 (9,800.00) 2,940.00 (&,860.00) ‘
10AUG1O CALL 1.00 OlDECLO 1.9000 0.413D 0.2180 (4,150.00) 2,180.00 (3,970.00) ;
17A0G10 CALL 1.00 o01pECLD 1.7500 4.3850 0.2650 {2,850,00) 2,650.00 (1,200.00)
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24A0G10 CALL 1.00 O1DECLO 4.5000 ©.3650 0.3510 {3,650.00} 3,610.00 {40.00)
31AUG1Q CALL 2.0_0 CGLDECLO 4.4500 0.23650 ¢.3850 (7,300.00} 7,708.00 400.00
51.00 “01DECLO (281,300.00) 44,943.00 (236,357, 0
29DECOY CALL 1.00 0lJaN1l 8.1500 0.69350 0.0120 (6,950.00) 120.00 (6,830.00)
0SJANIO CALL 1.00 01lJaN1l 8.1000 Q.6600 0.0i30 (6,800.00) 130.00 [6,670.00}
127aN10 . " canL 1,00 OLJAN1Y 7.8000 0.6700 0.017¢0 (6,700.00) 170.00 {6,530.00)
13JANIO CALL 1.00 " 010AN11 7.8000 8.86700 0.01L70 {(§,700.00) 170.00 [6,530.00)
26JRN10 CALL 1.00 J1JAN11 7.5000 0.6800 0.0222 (6,800.00) 222.00 (6,578.00)
02¥ZB10 CALL 1.00 Q1JAN13 7.4500 0.66C0 0.90230 {6,0600,00) 239.00 (6,370.00)
G9FEB10 CALL 1.00 01gaw2: 7.1500 0.6600 0.0310 {6, 600.00) 3l0.00 {6,290.900)
18rzpio CALL 1.00 01JAMil 7.2500 0.6800 0.q0280 (6, 600.00) 280.00 (8,320.00)
23F2Bl10 CALL 1.00 01JANIl $.6500 0.6100 0.0320 (6,31D0.00) 520,00 [5,580.00)
02MAR1D CALL 1.00 oigawil 6.6500 0.6Q00 0.0524 (6,000.00) ~ 524,00 15,476.00Q)
O3MARLC CALL 1.00 01JANiL 6.2500 0.5700 0.080n0 (5,700.08) 800.00 [4,900.00)
16HARLY CALL 1.00 OLJANLIL 6,0500 0.5550 0.0990 {%,350,00) 390.00 4,560.06)
J0MARLQ CALL 1.00 O1JRN11 5.7500 0.530Q 0.1380 (5,300.04) 1,380.00 [3,920.00)
O3APR10 CALL 1.00 O0LJAN11 6.2000 0.5700 0.0846 (5,700 .00} 846_00 14,854.00)
13APR10 CAILL 1.00 O1JANIL 5,9000 0.5400 0.1170 (3,400.00}) 1,170.00 t4,230.00)
20APR1Q CALL 1,00 O1JAN11 5.7700 0.5400 0.1376 {3,400.09) 1,376.00 [4,024.00)
27RPRLO CALL 1.00  0LJANIL €.0000 0.5800 0.105%0 (5,600.00) 1,050.00 {4,550.00}
04MAY1I0 CALL 1.00 01JAN1L 5.7500 0.5500 0.1380 {3,500,00) 1,380.00 {4,120.00)
11MAY10 CALL 1.00 (1JAN11 6.1560 0.5600 0.0893 {5, 600.00) 893.00 14,707.00)
18MaY10 CALL 1,00 01JaN11 5.9000 0.5700 0.1170 (5,700.00) 1,170.00 (4,530.00)
01J0K10 CaLL 1.04 01JAaN11 5.7000 0.5500 0.1450 (5,500,00) 1,450.00 {4,050.00)
25MAY10 CALL 1.00 01JAN11 5.5000 0.5200 0.1800 (5,200.00) 1,800.00 {3,400.00)
08JUNI0 CALL 1.00 01JAN11 §.05G0 0.5800 0.09%0 {5,600.00) 990.00 {4,810.00)
15J0N10 CALL 1.00 01JAN1)1 6.3000 0.58400 0.0760 (5,800.00) 150,00 {5,040.00}
28JUN10 CALL 1.0¢ oO1uam11 5.8000 0.5800 0.1303 (5,600.00) 31,303.00 {4,297.00}
06JUL10 CALL 1,00 0Q1JAN11 5.9500 0.3500 0.1108 (5,500.00) 1,108.00 {4,392.00)
13J0L10 CALL 1.00 01JAN1) 5.5000 0.5300 0.1802 (8,300,00) 1,802.00 {3,498.00}
20JUL10 CALL 1.00 OQ10ANIL 5,450Q 09,5200 0.1900 {§,200.00) 1,900.00 {3,300,00)
2700L10 CALL 1.00 01Jamiy 5.3900 0.5300 0.2007 {5,300.00} 2,007.00 (3,293.00)
03ADG10 CALL 1.00 01JAN13 5.4000 0.5300 0.2010 {3, 300.00) 2,010.00 {3,290.00}
10AVGLO CALL 1.00 01JAN11 5.0500 0.4750 0.2910 (4,750.00) 2,910.00 (1,840.00)
17A0G10 CRLL 1.00 01JANit 4.9000 0.4400 0.3400 {4,400.00) 3,400.00 {1,000.00}
24A0G10 CALL 1.00 (¢1JANLL 4£.6500 0.4250 0.4380 {4,250.90}) 4,380.00 130.00
31AUG10 CALL 1.00 D1JANIY 4.6000 0.4450 0.4610 {4,450.00) 4,610.00 160.00
34.00 *010AN1L {193, 450.00) 44,161.00 (149,289.00)
0Z2FEB10 CALL 1.00 OLFEBI1L 7.80G0 0,6500 0,0320 {€,500.00) 320.00 {6,180.00)
09FEB10 CALL 1.00 OQiFEBIL 7.3000 0.6500 0.041¢ {6,300,00} 410.00 {6,090.00)
16FEB10O CALL 2.00 O01¥EBll 7.3000 0.6600 0.0410 {13, 200.00} 820,00 {12,380.00}
23FEB1Q CALL 1.00 OI1FEB!1 €.8500 0.3800 0.0610 {5,800.00) 816.00 {5,190.00)
02MAR10 CALYL 2,00 O1FEBI1 6.7500 0.6000 0.0€68 €12, 000.00} 1,336.00 {10,684.00)
O9MAR1( CALL 1.00 OIFEBil $.3500 0.5700 0.0960 {5,700,00} 960.00 14,740.00}
1eMAR1C CALL 1.00 OIFEBiIl 6.1500 0.5500 0.1:60 {5,500.90} 3i,160.00 (4,340.00)
23MARICQ CALL 2.00 OiFEBLL 6.1700 0.5500 g.1:61 {11, 000.00} 2,322.00 [8,8678.00)
30MARLO CALL 1.00 OIFERi1 5.8500 0.5300 0.154D {5,300.00) 1,340.00 (3,760.00)
06APR1C CALL 2.00 O01FEB!l 6.3000 0.3600 0.1010 (11,200.00} 2,020.00 (9,180.00)
13APRIO CALL 1.00 01FEBIL 5.9500 0.3400 0.1402 (5,400.00} 1,400.00 [4,000.00}
20RPR10 CALL 1.00 OQIFEBLl 5,3800 0.5300 0.1468 (5,300,00) 1,468.00 '13,832.00)
2TAPRLO CALL 2.00 DiFEBIY 6.1000 0.5600 0.1217 (11,200.00} 2,431.00 (8,766.00)
Q4MAYL0 CALL 1.00 O1FEBIl 5.8500 0.5400 0.1540 (5,400.00) 1,540.00 13,850, 00}
LiNaY10 CALL 2,00 QIiFEBIL 6.2000 ¢.5600 0.1108 (11,200,00) 2,216.00 (8,984.00)
1BMAY10 CALL 1.00 O1FEANL €.1000 0.5350 0.1229 5,350,00} 1,220.00 (4,130.00)
01JUN1D CALL 1.00 OQIFEBR!1 5.8000 @.5200 0.1510 (5,200.00) 1,%10.00 (3,520,00)
01JUN1O CALL 1.00 O1FEB1} 5.7500 3.5250 0.1630 {3,250.00) 1,690.00 {3,560.00)
25MAY10 CALL 2.00 OQIFER21 5.6500 0.5000 0.1860 (10, 000.090) 3,720.00 (6,280.00)
08JUN1LO CALL 1.00 O01FEBL? 8.1500 0.5600 0.31160 {5,600.00) 1,160.00 {4,440.00)
150UN10 CALL 2.0¢ O1FEB1L 6.4000 0.5800 0.0920 (11,600.00) 1,840.00 (8,760.00}
2230810 CALL 1.00 OIFERit §.0500 0.5450 0.1280 {5,450,00} 1,280.00 (4,170.00)
23J0N10 CALL 1.00 O1FEB1Y 5.%000 0.5300 0.1488 {5,500.00) 1,468.00 (4,032.00}
06JUL10 CALL 2,00 OirmEsll 6.0500 o.5500 0.1336 (11,000.00) , 2,672.00 (8,328.00)
13J01.10 CALL 1,00 OIFER1l 5.6100 0.5300 0.1530 i5,300.00) 1,950.00 13,359.00)
20JUL10 CALL 2.00 QIFEB)} 5.5000 0.5200 3.2140 (10, 400.00) 4,286.00 (6,120.00})
27JUL10 CALL 1.00 O1FEB11 5.4%00 2.35300 0.2144 {5,300.00) 2,144.00 (3,156.00)
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93AUG10 CALL 1.00 0lrEEil $.4500 0.5300 0.2250 (5,.‘300,00) 2,250.00 {3,050.0C)
10AUG1O CALL 2.00 (Q1FE311 5.1000 0.4%00 0.31130 {9,800.00) 6,260.00 (3,540.00)
L7AUGLO CALL 1.00 01Fz811 4.9500 0.4550 ©.3590 (4,5350.00) 3,590.00 (960.06})
2420610 CaLL 2.00 oirzBl1 4.7000 0.4400 0.4520 (8,800,00) 9,040.00 240.00
31RUGI 0 CATLL 1.00° O1FER1? 4.7000 0.4450 0.4520 (4,450.00) 4,520.00 70.00
44,00 *01FEB!1 (240,050,000 71,250.00 (168,800.00}
0ZMPR10 CALL .00 DiMARIL 6.7500 0.5800 0.0764 {5,800.00) 764.00 (5,036.00)
O9MAR1Q CALL 1.00 0IMAR]) £.3500 0.5300 0.1070 {5,600,00} 1,070.00 {4,3530,00)
16AR10 CALL 1.00 oImAall 6.1000 0.5550 0.1330 {5,550.00) 1,330.00 (4,220.00)
23MAR1D CALL 1.00 O0lmasll 6.1800 0.5400 0.1220 (5,400.00) 1,220.00 {4,180.00)
JWIO CALL 1.00 O1MARI 5.8000 0.5200 0.1740 {5,200.0D) i,740.00 (3,4€0.00)
Q6APR10O CALL 1.00 OIMARLI 6.320D 0.5500 0.1119 {5,500.00) 1,118.00 {4,381.00)
13APR1D CALL 1.00 O0IMAR1L 6.0000 0.5300 0.1450 (5,300.00) 1,850.00 (3,850.00)
20APR10O CALL 1.00 01MARI: 5.9100 0.52¢0 0.1588 {5,200,00) 1,588.00 (3,612.00)
27APR10 CALL 2.00 O0IMAR]Y 6.1000 0.5500 0.1331 {11,000.00) 2, 862.00 {8,338.00;
04MAY10 CALL 1.00 O01MARIL 5.%000 0.5300 0.1590 (5,300.00) 1,5906.00 $3,710.00)
11MAY10 CALL 1.00 01MARL1 6.3500 0.5500 0.1072 (5,500,00} 1,072.00 {4,428.00)
18MAY10 CALL 1.00 0oimMamrIl 5.,0500 0.5450 0.1330 (5,450.00) 1,390.00 {4,060.00)
OLJUN1O CALL 1.00 OIMRRIL 5.7500 9.5300 0.1820 (3, 300.00) 1,820.00 {3,480.00)
25MRY10 CALL 1.00 OIMARIL 5.6500 0.5000 0.1960 (5,0040.C0) 1,280.00 (3,020,00)
08JUNIO CALL 1.00 DiMaril 6.2000 0.5450 0.1220 (5,450.00) 1,220.00 (4,230.00)
1SJUN10 CALL 1.00 0IMAR11 6.4500 0.5700 0.098¢ {5,700.00) ’ 984,00 {4,716,00)
22JUN10 CALL 1.00 01MARI1 © 86,1000 a.5400 0.1330 {5,400.00) 1,330.00 {4,070.00)
29JUN10 CALL 2.00 O01MARI1L 5.38500 0.5400 0.1520 110,800.00) 3,040.00 {7,760.00)
06JUL10 CALL 1.00 0lMAR1l 6.0500 0.5400 0.1454 {5,400.0D} 1,454.00 (3,946.00)
133UL10 CALL 1.00 OIMARI1 5.6500 0.5200 0.1983 {5,200,00) 1,983.00 {3,217,00)
20JUL10 CALL 1.00 01MAR1I 5.5000 0.5100 0.2270 {5,100.00) 2,270.00 {2,830.00)
27JUL10 CALL 1,00 O1MARI? 5.4900 0.5200 0.2265 (5,200.00) 2,266,00 {2,934.00)
03RUG10 CALL 2.00 O1MAR1Y 5.5000 0.5300 0.2270 110,200, 00} 4,540.00 (5,660.00)
10AUG10 CALL 1.00 OIMARI1I 5.1000 0.4800 0.3230 {4,800.00) 3,230.00 (1,570.00)
17AUG10 CALL 1.00 01MARI1 4.9500 0.4550 0.3580 (4,550.00} 3,680.00 (870.00)
24AUG10 CALL 1.00 DIMARIIL 4.7000 0.4400 0,4560 (4,4700,00} 4,560.00 160.00
31AUG10 CALL 2.00 O0IMARI} 4.7000 0.4400 0,48560 (8,800.00) 2,120.00 320.00
31.00 *DIMARIL (162,100.090) 60,472.00 {101, 628, 00)
JOMARIO ChLL 1.00° OLAPR1L 5,4500 0.4900 0.1960 (4,900.00) 1,960.00 {2,940.00)
CEAPRLO CALL 1.00 O01APRI1 5.8300 0.5300 0.1331 (5,300.00) 1,331.00 (3,969.00)
13APR1O CALL 1.00 OQlAPRI1 5.5500 0.5100 0.1780 (5,100.00) 1,780.00 (3,320.00)
Z20APRLD CALL 1.00 O01RPRI1 5.5500 0.5100 0.17717 (5,100.00) 1,777.00 (3,323.00)
27APRLD CALL 1.00 OippRI1 5.7500 ¢.5300 0.1466 (5, 300.00) 1,466.00 (3,834.00)
04MAY LD CRLL: 1.00 OLAPR11 5.6000 0.8200 0.1690 (5,260,060} 1,620.00 {3,3510,00)
18MAY10 CALL 1,00 01APR11 5.7500 0.5150 a.1470 [5,150._00) 1,470.00 (3,680.00)
OLJUNLO CALL 1,00 OlAPR1] $.5000 0.4800 0.1870 14,800.00) 1,670.00 (2,930.00)
25MAY 1Y CRLL 1.00 0OlAPRII 5.4000 0.4600 0.2050 (4,600,.00) 2,050.00 (2,550.00)
08JUN1C CALL 1.00 o01a®R1D 5.7500 0.3250 0.3470 {5,250.900) 1,470.00 {3,780.00)
15J0N10 CALL 1.00 (QlaPR11 5.7000 0.35200 0.1538 15,200.00) 1,538,00 (3,662.00)
22JUN1Q CALL 1.00 01APR11 5.5000 0.5100 0.1870 {5,100.00) 1,870.00 (3,230.00
0€JOL1C CALL 1.00 01aPR1) 5.5500 0.5200 Q.19 15,200.00} 1,777.00 (3,423.00)
13JUL10 CALL 1.00 01APR11 5.3200 0.35000 0.2280 15,000.00) 2,280,00 (2,740.00)
20JUL1Q CALL 1.00 O1RPR11 5.2000 0.49¢00 0.2490 (4,500,900} 2,490.00 (2,410.00)
27JUL10 CALL 1.00 O01APRI11 5.2000 0_3500D 0.2487 (5,000,00) 2,487.00 (2,513.00)
03AUG10 CALL 1.00 OlAPR1IL 5.2000 ¢.5000 0.2490 (3,000.00) 2,490.00 (2,510.00)
10AUG10 CALL 1.00 01APRI1? 4.%000 0.4600 ¢.3300 14,600.00}) 3,300.00 (3,300.00)
24AUG10 CALL 1.00 O01APR12 5.6000 0.4200 0.4360 {4,200.00} 4,360.00 160.00
J1AUGLD CALL 1.00 OlAPR1i §.3500 0.4500 0.4360 (4,500.00} 4,%60.00 60.00
20.00 *01APR11 (99,400.00}) 43,996.00 {55, 404.00)
04MAY1LO0 CALL 1.00 0lMAyll 35,7000 0.5200 g.1650 (5,200.00) 1,650,00 {3,550.00)
18MAY10 CALL 1.90 01mMAY1: 5.8500 0.5130 0.1430 (5,150.00) 1,430.60 (3,720.00)
Q1JUNLD CALL 1.0¢ oMAYIZ 5.5500 2.4900 0.1800 (4, 900.00) 1,900.00 (3,000.00)
15JU810 CRLL 1.00 01iMAY3: 5.7500 0.5200 0.1589 (3,200.00) 1,589.00 (3, 631.00}
<9JUN1O CALL 1.00 01MAY11 5.5500 0.5100 0.1902 (5,100.00) 1,902.00 (3,198.,00)
130UT10 CALL 1.00 oiMAYl: 5.3900 0.3000 0.2193 (5, 00C, 00} 2,185.00 (2,805.00)
27JUL10 CALL 1.00 OIMAYI} 5.2900 0.5000 0.24i4 {5,000.00) 2,414.00 (Z,586.00)
Q3AUGLO CALL 1.00 0I1MAYil 5.2500 g.5000 ¢.283p (3,000.00) ?,530,00 12,470.00}
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10AUGLO CALL 1.00 o01MAY11 4.93500 0.4600 0.3350 (4, 600.00) - 3,350.00 (1,250.00) i
24AUG10 CALL 1.00 O1MAY1l . 4.7000 0.4150 0,4210 (4,150, 00) 4,210.00 60.00 )
10.00 *0IMAY11 ’ ’ (49,300,00) 23,150.00 (26,150, 00} \
01JUN1LO CALL 1.00 OLJUNIl 5.6500 0.5000 0.1990 {5,000.00) . 1,990.00 (3,010.00)
1SJUNLO CALE " 1.00 01JUN1L 5.5000° . 0.5300 0.1584 (5,300.00} 1,584.00 €3,716.00) 4
25JUN10 CALL 1.00  01JUN11 5.6300 0.5200 0.1992 {5,260,00} 1,992.00 {3,208.00) i
1350510 CALL 1.00  0LyUN1L 5.4900 0.5100 0.2283 (5,100.00} 2,263.00 (2,817.00}
27GUL1D GALL 1.00 01JUN1: 5.3900 0.5000 0.2500 15,000.00) 2,500.00 (2.500.00}
10AUGLO CALL 1.00 01JUNIL 5.0500 0.4700 0.3420 (4, 700,00} 3,420.00 (1,280.00)
2420G10 CALL 1.00 Qigumil 4.8000 0,4200 0.4250 t4,260.00) 4,250.00 50.00 -
7.00 *0LJUNI $34, 500,00} 18,019.00 (16,481.09)
28JUN10 CALL 1.00 o1Ue1l 5.8000 0.5300 0.2137 (5,300,00) 2,137.00 (3,163,00)
139UL10 CRLL 1.00 QLJULL 5.8300 0.5100 0,2427 {5,100,00) 2,427.00 {2,673.00)
27JUL30 CALL 1.00 01JULL1 5.5200 ° 0.5100 0.27%% (5,100.060) 2,755.00 (2,345.00) :
10ADG1 0 CALL 1,00 01JUL1I 5.2000 0.4700 0.3540 14,700,003 3,540.00 {1,160.00) |
24ADGLO CALL 1.00 owguLar - 4.9000 ©.4400 0.4520 (4, 400,00} 4,520.00 120.00
5.00 *0LJULLL {24, 500.00) 15,379.00 (9,221.00)
03ATUG10 CaLL 1.00 01AUGLL 5.8000 0.5100 0.3040 {5,100.00) 3,040.00 (2,060.00)
17A0G10 CAaLL 1.00 01AUGL1 5,2500 0.4500 0.3970 (4,500.00) 3,970.00 (530.00)
31AUG10 CALL 1.00 01AUG11 5.0500 0.4450 0.4610 (4,430.00) 4,610.00 150.00
3.00 *Q01AUG11 (14,050.00) 11,620.00 (2,430.00)
i
31AUG10 CALL 1.00 O01SEPI1 5.2000 0.4500 0.4510 (4,500.00) 4,610.00 110,00

*0LSEPILl (¢,500,00) 4,810,00 110.00

(1,568,140.00) 35%,007.19 (1,299,132.90)




